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:H FRQVLGHU D VSKHUH RI UDGLXV U LQ FRRUGLQDWH V\VWHP 6 DQG D SODQH SDUDOOHO WR WKH SODQH;= ORFDWHG DW D
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,QHTXDWLRQ ZHKDYHH[SUHVVHG WKHSDUDPHWHUXDFFRUGLQJ WR WKHȟZKLFK LVD IXQFWLRQRI WKHSDUDPHWHUX


   XIX [M   
:HKDYHDQRQOLQHDUHTXDWLRQDQGWKHYDOXHRIXLVGHWHUPLQHGE\QXPHULFDOPHWKRG
*LYLQJDYDOXHRIXLQWKHUDQJH>@PPDQGSDUDPHWHUĳYDOXHVVXFFHVVLYHLQUDQJH>ʌ@DQGVXEVWLWXWLQJLQ
UHODWLRQ  ZH GHWHUPLQH VXFFHVVLYHO\ YDOXHV RI W  )RU HDFK YDOXH RI W REWDLQHG ZH JLYH YDOXHV RI ĳ DJDLQ
GHWHUPLQH WKH YDOXH RI X ZLWK UHODWLRQ  DQG UHSODFHLQJ WKHVH SDUDPHWHUV LQ  FDQ EH GHWHUPLQHG DQG
UHSUHVHQWHGFXUYHFRQWDFWEHWZHHQWKHKHOLFDOVXUIDFHDQGWKHSDUDOOHOSODQZLWK;=SODQH
'HWHUPLQLQJWKHGLVWDQFHEHWZHHQWKHFHQWHUFLUFOHDQGWKHFXUYHREWDLQHG
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)LJ'LVWDQFHEHWZHHQWKHFHQWHUFLUFOHDQGWKHFXUYHREWDLQHG
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:HUHWDLQ WKHPLQLPXPGLVWDQFHGPLQEHWZHHQ WKH WZRSRLQWV ,I WKHGLIIHUHQFHEHWZHHQ WKHPLQLPXPGLVWDQFH
DQGUDGLXV&LVFRQWDLQHGLQDQDFFHSWDEOHUDQJHVPDOOHQRXJKȝPWKHQWKHSRLQW3[S\S]SFRUUHVSRQGLQJ









WKH FRRUGLQDWHV RI WKH FHQWHU VSKHUH ZKLFK ZH KDYH WDQJHQF\ QRPLQDO SRLQW RI FRQWDFW EHWZHHQ WKH VW\OXV DQG
KHOLFDOVXUIDFHZKLFKFDQWKHQEHXVHGWRFRUUHFWPHDVXUHPHQWHUURUV
7R FRQWURO GHYLDWLRQV LQ D[LDO SODQH UHVXOWLQJ IURP WKH SURFHVVLQJ IODQN RI WKH ZRUP ZH FRPSDUH QRPLQDO
FRRUGLQDWHREWDLQHGXVLQJWKHSURJUDPZLWKWKHPHDVXUHGFRRUGLQDWHRIWKHVW\OXV
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